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u-spacex-space

Xi

Xj

E(Xi)

E(Xj)
E(X)

Ui

Uj

P ∗

0

Nataf

Nataf isoprobabilistic transformation

βHL

φn(u) = 1√
2π

n e−
1

2
||u||2

G(U , d) = 0

g(X , d) = 0


